This is a short expository lecture* aimed mainly at an audience of classical probability theorists. Strict adherence to rigour is not maintained.
The expectation of a real valued random variable f on a sample space ~ = {l~... ~n} with probability distribution (pi, p2, ... pn) can be expressed in two If (03A9,F,IP) is a general probability space and f : 03A9 ~ IR is a random variable we can write (2) where p is the orthogonal projection on the one tj~IR (6) p is a real analytic function of k variables, p(0) = 
